probability.
The representation applied, for instance, to randomized stopping times shows that they are averages of true stopping times. The behaviour of some stochastic processes on randomized stopping times can then be easily understood from the behaviour of these processes on the genuine ones C the Banach space C (K) ) of all C(K)-valued Bochner integrable random variables. Recall [13] we get that for every gE Identify now the elements in G which are equal almost everywhere. 
It is standard to show that there exists a modification of X which is separable and measurable. The same proof as above shows that for any simple functions a and T in G we have The above theorem shows that any operator T on with Tl = 1 , , is a "generalized" convolution where the canonical semi-group operating "measurably" on K is the non-abelian semi-group of the measurable transformations on K, equipped with the composition operation.
We may also write Tf = f*u , , which makes T appear like a "randomized" multiplier. Note also that 
where v e L e t ( 0 3 A 9 , F , F n , X n , P 0 3 C 3 )
be the canonical Markov chain associated to it [llJ; ; that is X : problems.
